UNITED STATES PATENT AND TRADEMARK OFFICE 

CERTIFICATE OF CORRECTION 



PATENT NO. : 7,171,385 Bl Page 1 of 3 

APPLICATION NO. : 09/718500 

DATED : January 30, 2007 

INVENTOR(S) : Ron S. Dembo and Helmut Mausser 

It is certified that error appears in tlie above-identified patent and that said Letters Patent is 
hereby corrected as shown below: 



In Column 6, lines 35, 52, and 59 replace: "MtP" with --MtF- 
In Column 11, line 29 replace: "MtP" with -MtF- 

In Column 11, Une 31 replace: "portfolio Liquidity" with -portfolio. Liquidity- 

In Column 12, line 4 replace: "qi,qi" with ~qi, qi- 

In Column 13, line 10 replace: "(Xa-Xb) < XiO" with -(Xa-Xb) < xj < 0- 

In Column 13, line 32 replace: "xh-j" with --Xi+i- 

In Column 13. line 49 replace: "maximize(x, u, d)pV' with ~maximize(x, u. d)P^u- 

In Column 13, hne 52 replace: "u-d-(M-rq^^^"0 (ti)" with --u-d-(M-rq'^)x=0 (tc)-- 

In Column 13, line 53 replace: "-x < -Xl (aL)" with -- -x < -xl (coi} -- 

In Column 13, line 54 replace: "x < Xu (au)" with ~x < xu (g>u)~ 

In Column 16, line 41 replace: "niinimize^^^^^^^jft/4-(x^)''a^ + (jrj,)^ay ' with 
-minimize^p^^^^, kfi - {xjw^ + {x^fwy 

In Column 16, line 43 replace: "a^, .ay + (Af~q/)K = 0" with -C0£-C0t/ + (M^ 'q^)Ti = 0- 

In Column 16, line 44 replace: ''ppi - ti < 0" with -p/^ - tt > 0-- 

In Column 16, line 45 replace: "tc < /?" with - tc > p- 

In Column 16, line 46 replace: '% =lIo.v^ 0" with -- cw/,' (Ou> 0-- 

In Column 16, line 49 replace: ''% = Pj' with --nj = pf- 

s 

In Column 17, line 10 replace; "(a)i)i - (coy)i + ^ {Mji - qrj)nj = 0" with 

-(W£)i - (cO[/)i + 2^ (Mji- qirjyn j = 0- 

In Column 17, line 39 replace: "/= ^ n" with --/= 2 ly- 
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In Column 17, line 45 replace: " (ox) (m,) -i, " with 



1=1 



In Column 17, line 55 replace: "£/<f'(/))= Z (My;-9/ry)p/' with 

-^Kf'o)) Z iMji-qirj)pj- 

In Column 19 line 15 replace: "over p" with -over p- 

In Column 19, line 21 replace: "investor." with -mvestor).-- 

In Column 19, line 34 replace: "r^Jw - r^p^d = rj)^ {M- rq^y with 
-r^p^M - r^^d = r^p^ (M- rq^)x- 

In Column 1 9, line 38 rq)lace: "tc^ (u-d-{M- rq^x) = 0" with 
--7i^(w-rf-(M-r/)x) = 0-- 

In Column 1 9, Une 39 replace: "replace M( /) " with ~M(i)~ 

In Column 20, line 66 replace: "It can b shown" with -It can be shown- 

In Column 21, line 17 replace: "{M^-q/)n + coukol^ 0" with 
"(Af - qr^ )k + C0u-(Ol = 0- 

In Column 22, line 15 replace: "maximize (x,u,d)pV' with --maximize(x,u.d)P^u- 
In Claim 13, line 51 replace: "maximize (x,u,d)p^d" with "minimize(x,u.d)P^d- 
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In Claim 1 3 line 53 rqjlace: "p^d < ^ with -p^u > k- 



Signed and Sealed this 
Twenty-second Day of May, 2007 

JON W. DUD AS 
Director of the United States Patent and Trademark Office 




